In some cases, the estimators obtained in compound tests have better features than the traditional ones, obtained from individual tests, cf. Sobel and Elashoff (1975) , Garner et al. (1989) and Loyer (1983) . The bias, the efficiency and the robustness of these estimators are investigated in several papers, e.g. Chen and Swallow (1990) , Hung and Swallow (1999) and Lancaster and Keller-McNulty (1998) . Thus, the use of estimators based on compound tests not only allows a substantial saving of costs, but they also can (in some situations) be more accurate than the estimators based on the individual tests.
